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[t I/I PiedmontNatural Gas

December 13, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end September

30, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Pi{t, dmont Row Drive • Charlotte, NC28210

piedmontng.com

Natural Gas

December 13, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end September

30, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr piedmontng.corn

Enclosures

C: ORS

't '2C oi tnio it ';;i,i, ~ 'tntliitt 'tlt 2821C

piedmontngtcom



88 8

8_ o

t-,-"e,l-

go

oo 8OLO .

8g _

g_

8 8 0
o_

o,q g

gg g

• g' o8

°_'_

- o

!i °8o

o

eo

_. o

_,_
- o

o

E

88
55

5

8

8R 8
8

8 --88 8
8

,
8- 8

8
$ 888

8 8)

$ 888

8
8

8R 8

88 8
8- 8

888
R

$ 888 8
8

SRS
8

$ 88

88 8
8

8

8 $ 888
RR
$ $

8
0 0
8

88

t

8
8

SR,R

8

88

88

Z

88 R SA 8

8

88
t

E

8
0: *. RÃl

8-z t 8

0 8t 0
8"
t
g

I. 3
I

E 0
t IZ 0

pe

X
8

IU
3
I E

E
3
E

8
p

08
E E

e

X L4
8$

0 I
E

58'BS

5
E E



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

September-11

(2)

72

15.50

1,116.00

14 A
12 A
23 A
11 A

7 A
7 A
6 A

(23) A
15 A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

24,017.00 B
18,786.00 B
38,O76.50
18,650.50 B

11,518.50 B
12,218.50 B
10,293.00 B
24,832.50

(38,076.50)
120,316.00

(2) 1,116.00
(1) 119,200.00

B

T ofB's
Less: Fees (Expenditures)

Option Premium

T of O's

Activity

Debits (D)

24,017.00

18,786.00
38,076.50

18,650.50
11,518.50
12,218.50
10,293.00

24,832.50

13,244.00

171,636.50

(3)

in Account

Credits (C)

24,017.00

38,076.50

109,543.00

171,636.50 T of C's

171,636.50 Z of C's

(171,636.50) T ofO's
P&L and Cash Activity per ADM statement
Reverse ADM accrued 8/11
ADM accrual in 9/11

P&L and Cash Activity

(5)

15.50

E

E

T of E's
Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

Proceeds from positions (Receipts)

Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconmhation of ADM statement to SC Hedging Activity and Recon

September-1 1

(2)

14
12
23
11

7

7
6

(23)
15
72

15.50
1,116.00

A

A

A

A

A

A

A

A

A

2 of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

(2)

(1)

24,017.00
18,786.00
38,076 50
18,650.50
11,518.50
12,218 50
10,293 00
24,832.50
38,076.50

120,316.00
1,116.00

119,200.00

B

7 of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account

2 of D's

Debits D

24,017.00

18,786.00
38,076.50
18,650.50
11,518.50
12,218.50
10,293.00

24,832 50

13,244 00
171,636 50

Credits C

24,017.00

38,076.50

109,543.00

171,636.50 2 of C's

171,636 50~0 2 of C'4

2 of D's

PSL and Cash Activity per ADM statement
Reverse ADM accrued 8/11
ADM accrual in 9/11
P8 L and Cash Activity

E

E

2 of E's

15 50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

interest from ADM



ADM
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER; 121 XI21

INTRODUCED BY; RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU H_VE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

, , , • , , • • ,

DATE LONG/BUY

9/06/1 14

9/07/1

YOUR

SHRT/SELL

ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

CALL SEP 12 NYM NAT GAS E 5600 C NET PREM US 24,017.00

WIRE TRANSFER RECD WIREREC US 24,017.00

WIRE TRANSFER RECEIVED

9/26/1 12 CALL JAN 12 NYM NAT GAS E 4500 C NET PREM US 18,786.00

9/26/1 23 CALL FEB 12 NYM NAT GAS E 4600 C NET PREM US 38,076.50

9/26/1 ii CALL MAR 12 NYM NAT GAS E 4650 C NET PREM US 18,650.50

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C NET PREM US 11,518.50

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C NET PREM US 12,218.50

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C NET PREM US 10,293.00

9/27/1 23- CALL FEB 12 NYM NAT GAS E 4600 C CANCEL US 38,076.50

CANCELLED TRADE

9/27/1 15 CALL FEB 12 NYM NAT GAS E 4600 C NET PREM US 24,832.50

9/27/1 WIRE TRANSFER REC WIREREC US 109,543.00

WIRE TRANSFER RECEIVED

9/28/1 12 CALL OCT ii NYM NAT GAS E 5100 C EXPIRE US .00

9/28/1 12 CALL OCT ii NYM NAT GAS E 5500 C EXPIRE US .00

9/28/1 12 CALL OCT ii NYM NAT GAS E 5900 C EXPIRE US .00

9/28/1 12 CALL OCT ii NYM NAT GAS E 5950 C EXPIRE US .00

9/28/1 13 CALL OCT ii NYM NAT GAS E 6200 C EXPIRE US .00

9/28/1 RVS ENTRY OF 9/27/11 CASH US 13,244.00

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

9/26/1 12 CALL JAN 12 NYM NAT GAS E 4500 C .1550 US 13,428.00

12" OPTION MARKET VALUE .1119 13,428.00"

EXPIRE 12/27/11

AVERAGE LONG: .15500

LAST TRADE DATE; 12/27/11

8/25/1 12 CALL DEC ii NYM NAT GAS E 4550 C .1650 US 4,260.00

12" OPTION MARKET VALUE .0355 4,260.00"

EXPIRE 11/23/11

AVERAGE LONG" .16500

LAST TRADE DATE: 11/23/11

9/26/1 15 CALL FEB 12 NYM NAT GAS E 4600 C .1640 US 19,245.00

15" OPTION MARKET VALUE .1283 19,245.00"

EXPIRE 1/26/12

AVERAGE LONG: .16400

LAST TRADE DATE: 1/26/12

9/26/1 11 CALL MAR 12 NYM NAT GAS E 4650 C .1680 US 14,828.00

II* OPTION MARKET VALUE .1348 14,828.00"

EXPIRE 2/24/12

AVERAGE LONG; .16800

LAST TRADE DATE" 2/24/12

ADM iNVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Da_es Mcand Cc, rr pa'-'-;,
-;, _:.,( DIFF: _{E'_CES OF: :i:L_ECT'IOPqS IMMEDIt(7[E[Y YOL!:_ _I{URE [O IMM_:_.[!*':TE|_ EXEI CISE'_'%-I :_, :{GH] r(_ ; :: ,t: : i 4:
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER( 121 X121

INTRODUCED BY: RBC WEALTH. MANAGEMENT
(704I264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDZNG YOUR STATBNEMT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADHI6 CUSTOMBR SBRVICE AT
I/800/654-0461 oz 312/242-7200.

DATE

9/06/1

9/07/1

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC

CALL SEP 12 NYM NAT GAS E 5600 C

WIRE TRANSPBR RECD
WIRE TRANSPER RECBIVED

NET PRBM US

WIREREC US

* * * YOUR ACTIVITYTHI 8 MONTH
DEBIT

24.017.00

CRSDZT

24,017.00

9/26/1
9/26/1
9/26/1
9/26/1
9/26/1
9/26/1

12
23
11

7
7
6

CALL JAN
CALL PEB
CALL MAR
CALL JUN
CALL AUG
CALL SEP

12 NYM NAT GAS
12 NYM NAT GAS
12 NYM NAT GAS
12 NYM NAT GAS
12 NYN NAT GAS
12 NYM NAT GAS

8 4500 C
E 4600 C
R 4650 C
E 4950 C
8 5200 0
8 5350 C

NBT PREM
NBT PRBM
NET PREM
NET PREM
NBT PRBN
NET PREM

US
US
US
US
US
US

18,786.00
38,076.50
18,650.50
11 518 50
12,218. 50
10,293.00

9/27/1

9/27/1
9/27/1

23-

15

CALL PEB 12 NYM NAT GAS E 4600 C
CANCELLED TRADE
CALL PEB 12 NYM NAT GAS E 4600 C
WZRB TRANSPER REC
WIRE TRAN8PER RECEIVED

NET PRBM
WIRBREC

US
US

CANCEL US

24,832.50

38,076.50

109,543.00

9/28/1
9/28/1
9/28/1
9/28/1
9/28/1
9/28/I

12
12
12
12
13

CALL OCT 11 NYM NAT GAS E 5100
CALL OCT 11 NYN NAT GAS E 5500
CALL OCT 11 NYM NAT GAS E 5900
CALL OCT 11 NYM NAT GAS E 5950
CALL OCT 11 NYM NAT GAS E 6200
RVS ENTRY OP 9/27/11

EXPZRB
EXPIRE
BXPIRE
EXPIRE
EXPIRE

CASH

US
US
US
US
US
US 13,244.00

.00

.00

.00

.00

.00

P 0 S I T I 0 N S I N Y 0 U R ACCOUNT
9/26/1

8/25/1

12
12

12
12

CALL JAN 12 NYM NAT GAS E 4500 C
OPTION MARRST VALUE

EXPIRE 12/27/11
AVERAGE LONG: .15500

LAST TRADE DATE: 12/27/11

CALL DBC 11 NYN NAT GAS 8 4550 C
OPTION MARKET VALUB

EXPIRE 11/23/11
AVERAGE LONG: . 16500

. 1550

.1119

.1650

.0355

US

US

13,428.00

13,428.00',260.00

4,260.00*

9/26/1 15
15

LAST TRADE DATE: 11/23/11

CALL PEB 12 NYM HAT GAS E 4600 C
OPTION MARKET VALUB

EXPIRE I/26/12
AVERAGE LONG: . 16400

. 1640

. 1283
US 19,245.00

19,245.00

9/26/1 11
11*

LAST TRADB DATE! 1/26/12

CALL MAR 12 NYM NAT GAS E 4650 C
OPTION MARKET VALUE

EXPIRE 2/24/12
AVERAGE LONG( , 16800

. 1680

.1348
US 14,828.00

14,828.00*

LAST TRADE DATB! 2/24/12
ADI91 '5JVESTCIR SERVICES. INC. 8 Ghcll; cGUC(i 6(.hsi.((,(cr c'((l &'rchcr f. 0!'»(I (
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ADM

ADM INVE_dlOR SERVICIS, INC.
F.4(b.qH} [;" .O !t" _'-. _] '.

PAGE

STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/23/1 14 CALL APR 12 NYM NAT GAS E 4950 C .1650 US 12,292.00

14" OPTION MARKET VALUE .0878 12,292.00"

EXPIRE 3/27/12

AVERAGE LONGs .16500

LAST TRADE DATEs 3/27/12

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C .1630 US 9,233.00

7* OPTION MARKET VALUE .1319 9,233.00*

EXPIRE 5/25/12

AVERAGE LONGs .16300

LAST TRADE DATE: 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C .1650 US 11,820.00

12" OPTION MARKET VALUE .0985 11,820.00"

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATE: 4/25/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C .1750 US 11,220.00

15" OPTION MARKET VALUE .0748 11,220.00"

EXPIRE 3/27/12

AVERAGE LONGs .17500

LAST TRADE DATE: 3/27/12

8/01/1 12 CALL JAN 12 NYM NAT GAS E 5100 C .1830 US 3,432.00
12" OPTION MARKET VALUE .0286 3,432.00*

EXPIRE 12/27/11

AVERAGE LONG: .18300

LAST TRADE DATE: 12/27/11

8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 C .1750 US 8,592.00

8* OPTION MARKET VALUE .1074 8,592.00*

EXPIRE 5/25/12

AVERAGE LONG: .17500

LAST TRADE DATE: 5/25/12

US 8,613.008/08/1 Ii CALL MAY 12 NYM NAT GAS E 5150 C .1700

ii* OPTION MARKET VALUE .0783 8,613.00"

EXPIRE 4/25/12

AVERAGE LONGs .17000

LAST TRADE DATE: 4/25/12

7/11/1 12 CALL DEC II NYM NAT GAS E 5200 C .1750 US 480.00
12" OPTION MARKET VALUE .0040 480.00*

EXPIRE 11/23/11

AVERAGE LONGs .17500

LAST TRADE DATE: 11/23/11

ADM INVESTOR SERVICES, INC. a wholly owned .+utssidlary o 4/e Archer Dar" e s Mdand C¢: r'p_,' "y.

Pt [ ;',i ',!: :_EPOI _N_ ' DIF { L::_bK;';TS '.)P OB, it'iCTIO".iS IMMtr©I_-*i-EIJ YOUR FAI'. URE 10 sl_w,:_;l:'* _:Lr EX :.R.+_.; :: _"Ot ":} R GP,'[ r) IA.$": i!q :;.¢ tic
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PAGE 2

STATEMENT DATE« SSP 3O, IO11

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PZBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE AllY QU'SSTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 ox 312/242-7200.

DATB

8/23/1

LONG/SUY SHRT/SELL DESCRIPTION EX PRICE/LSGND CC

14
14

. 1650 US

.0878
CALL APR 12 NYN NAT GAS S 4950 C

OPTION MARKET VALUE
EXPIRB 3/27/12

AVERAGE LONG« . 16500

LAST TRADB DATS« 3/27/12

DEBIT CREDIT

12 292 00
12,292.00*

9/26/1

8/25/1

8/08/1

8/01/1

8/23/1

8/08/I

7/11/I

7
7*

12
12*

15
15*

12
12*

8
8*

11
11*

12
12

CALL JUN 12 NYM NAT GAS S 4950 C
OPTION MARKET VALUE

EXPIRB 5/25/12
AVERAGE LONG: .16300

LAST TRADE DATE« 5/25/12

CALL MAY 12 NYN NAT GAS B 5000 C

OPTION NARKET VALUE
EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATE; 4/25/12

CALL APR 12 NYM NAT GAS E 5050 C
OPTION MARKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: .17500

LAST TRADE DATE« 3/27/12

CALL JAN 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUB

EXPIRE 12/27/11
AVERAGE LONG: .18300

LAST TRADE DATE: 12/27/11

CALL JUN 12 NYM NAT GAS E 5100 C

OPTION MARKET VALUE
EXPIRE 5/25/12

AVERAGE LONG: . 17500

LAST TRADE DATE: 5/25/12

CALL MAY 12 NYM NAT GAS E 5150 C
OPTION MARKET VALUS

BXPIRE 4/25/12
AVBRAGE LONG« . 17000

LAST TRADE DATE« 4/25/12

CALL DSC 11 NYM NAT GAS S 5200 C
OPTION NARKBT VALUE

EXPIRE 11/23/11
AVERAGE LONG« .17500

. 1630 US

. 1319

.1650 US

.0985

. 1750 US

.0748

.1830 US

.0286

. 1750 US

. 1074

.1700 US

.0783

. 1750 US

. 0040

9,233.00
9,233.00*

11, 820. 00
11, 820. 00*

11 220 00
11,220.00*

3,432.00
3,432.00*

8,592.00
8,592.00

8,613.00
8,613.00*

4eo.oo
4eo.oo*

LAST TRADE DATB« 11/23/11

f((JL) )INVESTOR SERVICES, INC. 8 Y«hnii; ORnrnl.".))oirl)8ry r:'-.hO Crrhn II«05 fir:;:: C. ";*.:



ADM

AI)M ]NVES]_OR SERVICES, INC.

(hicago Board ,,:,i: i>ad,: I:_uiklil_

_,:!.i \% lack.>_w_ h/_._ _, Simile i600,,\

!fiav._ ! mi..v_;_i_ :i i.._I9,:!

r,/C:i'lk!Y }(>f _i{)[)'] ;f FA ,q

PAGE

STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .1800 US

7* OPTION MARKET VALUE .0935

EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADE DATE: 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US
8* OPTION MARKET VALUE .1158

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US

7* OPTION MARKET VALUE .1357

EXPIRE 7/26/12

AVERAGE LONGs .17300

LAST TRADE DATEs 7/26/12

8/01/1 14 CALL FEB 12 NYM NAT GAS E 5250 C .1750 US

14" OPTION MARKET VALUE .0381

EXPIRE 1/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 1/26/12

8/01/1 11 CALL MAR 12 NYM NAT GAS E 5300 C .1800 US

ii* OPTION MARKET VALUE .0465

EXPIRE 2/24/12

AVERAGE LONGs .18000

LAST TRADE DATEs 2/24/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US

6* OPTION MARKET VALUE .1364

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

6/24/1 14 CALL APR 12 NYM HAT GAS E 5400 C .1820 US

14" OPTION MARKET VALUE .0424

EXPIRE 3/27/12

AVERAGE LONGs .18200

LAST TRADE DATE_ 3/27/12

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C .1830 US

12" OPTION MARKET VALUE .0490

EXPIRE 4/25/12

AVERAGE LONGs .18300

LAST TRADE DATE: 4/25/12

DEBIT CREDIT

6,545.00

6,545.00*

9,264.00

9,264.00*

9,499.00

9,499.00*

5,334.00

5,334.00*

5,115.00

5,115.00"

8,184.00

8,184.00"

5,936.00

5,936.00*

5,880.00

5,880.00*
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STATEMENT DATSr SEP 30, 2011

ACCOUNT NUMSERr 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCBD BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU BAVB AllY QUESTIONS OR ISSUES
REGARDING YOUR STATEMSNT THAT YOU
ARE UNABLR TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADHZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/08/1

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LSGND CC

7
7*

. 1800

.0935
USCALL JUN 12 NYM NAT GAS B 5200 C

OPTION MARKBT VALUE
EXPIRE 5/25/12

AVERAGE r.ONGr . 18000

LAST TRADS DATE: 5/25/12

DEBIT CREDIT

6,545.00
6,545.00*

8/25/1

9/26/1

8
6

7
7*

CALL JUL 12 NYM NAT GAS E 5200 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGB LONG: .17500

LAST TRADE DATE: 6/26/12

CALL AUG 12 NYM NAT GAS E 5200 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVERAGE LONG: . 17300

. 1750

. 1158

.1730

.1357

US 9.264.00
9,264.00*

9,499.00
9,499.00

8/01/1

8/01/1

14
14 ~

11
11*

LAST TRADE DATE: 7/26/12

CALL PEB 12 NYM NAT GAS E 5250 C
OPTION MARKET VALUE

BXPIRS 1/26/12
AVERAGE LONG: .17500

LAST TRADE DATE I 1/26/12

CALL MAR 12 NYM NAT GAS E 5300 C
OPTION MARKET VALUE

EXPIRE 2/24/12
AVERAGB LONG: . 18000

. 1750

. 0381

.1800

.0465
US

5,334.00
5,334.00*

5, 115. 00
5,115.00*

9/26/1 6
6*

IJ(ST TRADE DATE: 2/24/12

CALL SEP 12 NYM S'AT GAS E 5350 C
OPTZON MARKET VALUB

EXPIRE 8/28/12
AVERAGE LONG: . 17000

.1700

.1364
8,184.00
8, 184. 00*

6/24/1

6/24/1

14
14*

12
12*

LAST TRADE DATEr 8/28/12

CALL APR 12 NYM NAT GAS B 5400 C
OPTION MARKET VALUE

BXPZRS 3/27/12
AVERAGB LONG: .18200

LAST TRADE DATE: 3/27/12

CALL MAY 12 NYM NAT GAS B 5450 C
OPTION MARKET VALUE

EXPIRE 4/25/12
AVBRAGE LONG: . 18300

. 1820

.0424

.1830

.0490

US

US

5 936 00
5,936.00*

5,880.00
5,880.00*

LAST TRADE DATBI 4/25/12
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US 5,824.00

7* OPTION MARKET VALUE .0832 5,824.00*

EXPIRE 6/26/12

AVERAGE LONGI .17500

LAST TRADE DATE: 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 6,024.00

6* OPTION MARKET VALUE .1004 6,024.00*

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATE: 7/26/12

7/29/1 7 CALL AUG 12 NYM NAT GAS E 5550 C .1860 US 6,230.00

7* OPTION MARKET VALUE .0890 6,230.00*

EXPIRE 7/26/12

AVERAGE LONG: .18600

LAST TRADE DATE: 7/26/12

11/17/0 i0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US i0.00

i0- OPTION MARKET VALUE .0001 i0.00-

EXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

9/06/1 14 CALL SEP 12 NYM NAT GAS E 5600 C .1700 US 14,476.00
14- OPTION MARKET VALUE

.1034 14,476.00.
EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 1,001.00

13- OPTION MARKET VALUE .0077 1,001.00-

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 40.00

40* OPTION MARKET VALUE .0001 40.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 2,430.00

15" OPTION MARKET VALUE .0162 2,430.00*

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12
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STATEMENT DATEi SEP 30, 2011

ACCOUNT NUMSERi 121 X2068

SALESMAN NOMSERi 121 X121

ZNTRODUCBD BY: RSC WEALTH MANAGEMENT
I7041264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT TlULT YOU
ARE UNABLE TO RESOLVB WITH YOUR SRORBR,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

8/10/1

LONG/SUY SERT/SELL DBSCRIPTION BX PRICE/LEQND CC

7
7* . 1750

.0832
USCALL JUL 12 NYM HAT GAS E 5450 C

OPTION NARKBT VALUB
EXPIRE 6/26/12

AVERAGE LONQi .17500

LAST TRADE DATSi 6/26/12

DEBIT CREDIT

5,824.00
5,824.00*

8/08/1 6
6»

CALL AUG 12 NYM NAT GA6 B 5450 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVSRAGE LONQi . 17800

. 1780

. 1004
6,024.00
6,024.00

7/29/1 7
7

LAST TRADE DATE: 7/26/12

CALL AUG 12 NYN NAT GAS E 5550 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVERAGE LONQi . 18600

.1860

.0890
US 6,230.00

6,230.00

11/17/0

9/06/1

2/15/1

10/29/0

2/15/1

10
10*

14
14*

13
13

40
40

15
15*

LAST TRADE DATE i 7/26/12

CALL NOV 11 NYM NAT GAS 8 5600 C
OPTION MARKET VALUE

EXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

CALL SBP 12 NYM NAT GAS 8 5600 C
OPTION HARKET VALUE

SXPIRB 8/28/12
AVBRAGS LONG: . 17000

LABT TRADE DATEi 8/28/12

CALL JAN 12 NYM NAT GAS S 5650 C
OPTION NARKBT VALUE

EXPIRE 12/27/11
AVERAGE LONG: .23500

LAST TRADB DATE: 12/27/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

EXPIRS 10/26/11
AVERAGE LONG i .28500

LAST TRADE DATE: 10/26/11

CALL PEB 12 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVERAGE LONG: .24000

. 2550

. 0001

. 1700

.1034

.2350

.0077

.2850

.0001

.2400

.0162

US

US

US

US

US

10. 00
10.00*

14,476.00
14,476.00*

1, 001. 00
1,001.00*

40.00
40.00*

2,430.00
2,430.00*

LAST TRADB DATE: 1/26/12
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

5/09/1 ii CALL MAY 12 NYM NAT GAS E 5700 C .1820 US 3,641.00

ii* OPTION MARKET VALUE .0331 3,641.00"

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL JUN 12 NYM NAT GAS E 5700 C .1940 US 3,276.00

7* OPTION MARKET VALUE .0468 3,276.00*

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

7/12/1 8 CALL JUL 12 NYM NAT GAS E 5750 C .1850 US 4,448.00

8* OPTION MARKET VALUE .0556 4,448.00*

EXPIRE 6/26/12

AVERAGE LONG: .18500

LAST TRADE DATE: 6/26/12

12/02/0 35 CALL DEC II NYM NAT GAS E 5900 C .3050 US 140.00

35* OPTION MARKET VALUE .0004 140.00-

EXPIRE 11/23/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US 3,300.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US 1,800.00

34* OPTION MARKET VALUE .0150 5,100.00.

EXPIRE 2/24/12

AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US 2,254.00

14- OPTION MARKET VALUE .0161 2,254.00*

EXPIRE 3/27/12

AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 432.00

24* OPTION MARKET VALUE .0018 432.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 1,624.00

29* OPTION MARKET VALUE .0056 1,624.00"

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 2121

INTRODUCED BY: RSC ~ WEALTH ~ NANAGBMBBT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY QUBSTIONS OR ISSUES
REQARDINQ YOUR STATEMSNT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLFJ(SE CONTACT ADMZS CUSTOMER SERVICS AT
I/800/654-0461 or 312/242-7200.

DATE

5/09/1

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

. 1820

.0331
USCALL MAY 12 NYM NAT GAS R 5700 C

OPTION MARKET VALUE
BXPZRE 4/25/12

AVERAGE LONG: . 18200

DEBIT CREDIT

3, 641. 00
3, 641. 00*

6/17/1 7
7*

LAST TRADB DATE: 4/25/12

CALL JUN 12 NYM lU(T GAS B 5700 C . 1940
OPTION MARKET VALUE .0468

EXPZRB 5/25/12
AVERAGE I.ONG: .19400

LAST TRADE DATE: 5/25/12

3.276.00
3.276.00*

7/12/I 8
8*

CALL JUL 12 NYM NAT GAS B 5750 C
OPTION MARKET VALUB

EXPZRR 6/26/12
AVERAGE LONG: .18500

. 1850

.0556
4,448.00
4,448.00*

12/02/0 35
35*

LAST TRADE DATE& 6/26/12

CALL DEC 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

BXPIRE 11/23/11
AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

.3050 US

.0004
140.00
140. 00

3/01/I
3/02/I

4/04/1

1/03/I

22
12
34

14
14*

24
24*

CALL MAR 12 NYM NAT GAS E 6000 C
CALL MAR 12 NYM NAT GAS E 6000 C

OPTION MARKET VALUE
BXPIRE 2/24/12

AVERAGE LONG: . 19041

IJ(ST TRADB DATE: 2/24/12

CALL APR 12 NYM NAT GAS E 6000 C
OPTION MARKET VALUE

SXPIRE 3/27/12
AVERAGS LONG: .19000

LAST TRADE DATE: 3/27/12

CALL JAN 12 NYM NAT GAS E 6300 C
OPTION MARKBT VALUE

BXPIRB 12/27/11
AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

. 1950

.1820

. 0150

. 1900

. 0161

.3200

. 0018

US
US

US

US

3,300.00
1,800.00
5,100.00*

2,254.00
2,254.00

432.00
432.00*

1/31/1 29
29*

CALL FBB 12 NYM NAT GAS E 6350 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVRRAGB LONG: .20500

.2050 US

.0056
1,624.00
1,624.00*

LAST TRADE DATE: 1/26/12
ADIN I'»VESTDR SERVICES, INC. 8»7(»o!I» =: n 6 00120LLJ 7 o':hc PL,'",n DG-0: ',' 0 0 C
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

.00

.00

.00

120,316.00-

230,150.00

230,150.00

230,150.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US .00 88,313.50

OPTION PREMIUM US 120,316.00- 975,014.50-
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STATEMENT DATE: SEP 30, 2011

ACCOUNT NUMBBRl 121 X2068

8ALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704f264-2767

PIEDMONT NATURAL GA8 CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOK 33068
CHARLOTTS NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR I86UBS
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLRA8E CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200.

1. BBGINNING ACCT BALANCE
2. PAL AllD CASH ACTIVITY
3. ENDING ACCT BALANCB
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

SEQ USD ~"*
.00
.00
.00

120,316.00-
230,150.00

230,150.00
230, 150. 00

** CURRENT MONTH ** * YEAR TO-DATE ***

FUTURES PAL
OPTION PREMIUM

US
US

.00
120, 316. 00-

88,313.50
975, 014. 50-
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South Carolina

Report as of 913012011 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review

Closed Positions - Ma),-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review
Closed Positions - May-201 l/October-2011 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

Realized Value

$2,424,270

$1,065,640 $400,810
$851,680 $795,290

$2,463,690 $4,925,500

$3,369,220
$2,908,420
$3,446,030

$3,599,735
$2,240,760

$533,590

$21,428,215

$1,026,890

$22,455,105

($1,385,730)
$1,159,981

($6,147,835)
($12,587,530)

($3,938,546)
$0

($14,353,790)

$230,150

($14,123,640)

Net Value Realized

Gain or (Loss)
$1,474,820

($664,830)

($56,390)
$2,461,810

($4,754,950)

($1,748,439)
($9,593,865)

($16,187,265)
($6,179,306)

($533,590)

($35,782,005)

($796,740)

($36,578,745)

Period

South Carolina
Re ortas of 9/30/2011 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions — Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030

$2,424,270
$400,810
$795,290

$4,925,500
$ 1,385,730
$ 1,159,981

$6,147,835

$1,474,820
$664,830

$56,390
$2,461,810

$4,754,950
$ 1,748,439
$9,593,865

Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/A ril-2011 Review
Closed Positions - May-2011/October-201 1 Review
Total Closed Positions Review Periods
Open Positions Total
Closed/Open Postion TOTALS

$2,240,760
533,590

$3,938,546
$3,599,735 $ 12,587,530 $ 16,187,265

$6,179,306
( 533,590)



Period Tool

May-11 Call

May-11 Call

May-11 Call-Offset
May-11 Call/Sold)

May-11 Call-Offset

May-ll Call/Sold)
Jun-11 Call
Jun-11 Call

Jun-ll Call

Jun-11 Call-Offset

Jun-11 Call (Sold)
Jul-11 =Call

Jul-11 Call

Jut-11 Call

Jul-11 Call

Jul-11 Call

Au_]-11 Call

Au_l-11 Call

Au_-I 1 Call

Au_-I Call

Au_l-11 Call

Sap-11 Call
Sap-11 Call

Sep-11 Call

Sap-11 Call

Sep-11 Call
Oct-ll Call

Oct-11 Call

Oct-11 Call

Oct-ll Call

Oct-ll Call

R|JMMARY:

South Carolina May-20111October-2011 Review

Report as of 913012011 Close

Counter Original Trade I

party Date

NYMEX 413012010

qYMEX 9/28/2010
NYMEX 10125/2010

NYMEX 4/2612011

NYMEX 2/25/2011

NYMEX 4/2612011

NYMEX 6/112010

NYMEX 10/27/2010

NYMEX 10/29/2010

NYMEX 3/2/2011
NYMEX 5/25/2011

NYMEX 7/1/2010

NYMEX 8/26/2010

NYMEX 10/25/2010

NYMEX 2/2/2011

_IYMEX 3/2/2011

NYM EX 7/30/2010

NYMEX 8/3112010
4YMEX 10/25/2010

NYMEX 2/2/2011
NYMEX 312/2011

NYMEX 8/31/2010

NYMEX 9/22/201C

NYMEX 101271201(;

NYMEX 2/2/201

NYMEX 3/2/2011

NYMEX

NYMEX

NYMEX 1/4/2011
NYMEX

NYMEX

MMBtus

Purchased Per

Month

170,00C

StrlkalFIxad

Price

$6.10

$4.9090,000

-80,000 $4.35

80,000 $4.35

-90,000

90,000

180,000

$4.10

$4.10

$6.90

$4.70100,000

90,000 $4.75

-90,000 $4.20

90,000 $4.20

80,000 $7.00

70,000

80,000

70,000

$5.90

$4.75

$5.15

80,000 $4.45
80,000 $6.75

70,000 $5.95

80,000 $4.95

70,000 $5.30

80,000 $4.60

80,000 $5.96

80,000 $6.25

90,000 $5.35

80,000 $5.5(;

80,00(; $4.8C

9/30/2010 120,00C $5.90
1011812010 120,00(; $5.50

130,00(; $6.20

2/2/2011 120,000! $5.95

3/2/2011 120,000 $5.10

Trade I

Purchase Purchase Expiration
Price Cost/Proceeds Date

$0.3400 $57,80C }4/26/2011 E

$0.2500 $22,50C 04126/2011 E

$0.2475 $19,80C 0412612011 E

150.0370) ($2,9601 0412612011 E
$0.1580 $14,220 )4/26/2011 E

/$0.2870) /$25,830/04/26/2011 E
$0.2050 $36,900 )5/25/2011 E

$0.2380 $23,800 05/25/2011 E

$0.2350 $21,150 05/25/2011 E

$0.1650 $14,850 05/25/2011 E

($0.1790) /$16,110 / 0512512011 E
$0.2450 $19,600 06/27/2011 E

$0.1850 $12,950 0612712011 E

$0.2400 $19,200 06127/2011 E

$0.1840 $12,880 06/27/2011 E

$0.1620 $12,960 0612712011 E

$0.2400 $19,200 07/26/2011 E

$0.2200 $15,400 07/2612011 E

$0.2450 $19,600 07/2612011 E

$0.1840 $12,880 0712612011 E

$0.1670 $13,360 0712612011 E

$0.2750 $22,000 08/26/2011 E

$0.1650 $13,200 08/26/2011 E

$0.238(; $21,420 0812612011 E
$0.184(; $14,720 08/26/2011 E

$0.165(; $13,200 08/26/2011 E

$0.240(; $28,800 )9/27/2011 E

$0.2650 $31,800 39127/2011 E

$0.1900 _ $24,700 19/27/2011 E

$0.1700 $20,406 0912712011 E

$0.1600 $19,200 0912712011 E

$533,59C

ExplraUon Realized Net Value Realized
Pdce Value Gain or(Loss)

$0.000 $0 ($57,800)
$0.000 $0 ($22,500)

$0.000 $0 ($19,800)
$0.000 $0 $2,960

$0.00(3 $0 ($14,220

$0.000 $0 $25,83(;

$0.000 $0 ($36,900

$0.000 $0 ($23,8001
$0.000 $0 ($21,150

$0.000 $6 ($14,8501
$0.000 $(; $16,11C

$0.000 $C ($19,6001

$0.00C $C /$12,9501

$0.00C $C ($19,2001

$0.00C $0' ($12,880'
$0.000 $0 ($12,960'

$0.000 $0 /$19,200'

$0.000 $0 ($15,400

$0.000 $0 ($19,600
$0.000 $0 ($12,880

$0.000 $0 ($13,360

$0.000 $0 ($22,000

$0.000 $0 ($13,200

$0.000 $0 ($21,420
$0.000 $0 ($14,720

$0.000 $0 ($13,200

$0.000 $0 ($28,800

$0.000 $0 ($31,800

$0.000 $0 ($24,700

$0.000 $0 ($20,400

$0.000 $0 /$19,200

$0 ($533,5902,410,000

South Carohna May-2011IOctoher-2011 Revfew
Re ort as of 9/30/2011 Close

Period Tool
Counter Original Trade

party Oats

MMBtus
Purchased Per

Month

Strike/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Trade I

ExplraSon
Data

Explfstloll
ence

Rea0xed
Value

Nst Value Reahxed
Gain or (Loss)

Ma -11 Call
Ms -11 Call
Ma -11 Call-Offset
Ma -11 Call Sold

NYMEX
NYMEX
NYMEX
NYMEX

4/30/2010
9/28/2010

10/25/2010
4/26/2011

170,000

-80,000
80,000

610
$4.90
$4 35
$4.35

$0 3400
$0.250D
$0 2475

$0 0370

04/26/2011 E57,800
04/26/2011 E22,500

19,800 04/26/2011 E
04/26/2011 E$2,960 $0 000

$57,800
$22,500
$19,800

$2,960

Ms -11 Call-Offset
Ma -11 Call Sold)
Jun-11 Call
Jun-11 Call
Jun-11 Call
Jun-11 Call-Offset
Jun-11 Call Sold

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

2/25/2011
4(26/2011

6/1/201D
10/27/2010
10/29/2010

3/2/2011
5/25/2011

90,000
90,000

180,000
100,000
90,000
90,000
90,000

$4 10
$410

6 90
$4 70
$4 75
$4 20
$4. 20

$0 1580
$0 2870
$0 2050
$0 2380
$0. 2350
$0.1650

$0.1790

$14,220
$25,830
$36,900
$23,800
$21,150
$ 14,85D

$ 16,110

04/26/2011 E
04/26/2011 E
05/25/2011 E
05/25/2011 E
05/25/2011 E
05/25/2011 E
05/25/2011 E

0 000
0 000

0 000

$25,830
36,900

($ 14,220

23.800
21,150
14.850

$ 16,110

Jul-11 Call NYMEX 7/1/201 0 80,000 7.00 0 2450 $19,600 06/27/2011 E 0 000 19 600

Jul-11 Call
Jul-11 Call
Jul-11 Css
Jul-11 Call

Au -11 Call
Au -11 Call
Au -11 Call
Au -11 Call
Au -11 Call
Se 11 Call
Se 11 Call
Se 11 Call
Se -11 Call
Se 11 Call
Oct-11 Call
Ocul 1 Call
Ocl-11 Call
Och11 Call
Oct-11 Call

SUMMARY

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

8/26/201D
1D/25/2010

2/2/2011
3/2/2011

7I30I2010
8/31/2010

1 0/25/201 0
2/2/2011
3/2/2011

8/31/2010
9/22/2010

10/27/2010
2/2/2011
3/2/2011

9/30I2010
10I18I2010

1/4/2011
2/2/2011
3/2/2011

7D,DDD

80,000
70.000
80,000
80,000
70,000
80,000
7D,DDD

80,000
80 000
80 000
90,DOD
80,000
80,000

120,000
1 20,000
130,000
120,000
120,000

2,410,000

5 90
$4 75

5.15
$445
$6 75

5 95
$4 95

4.60

6 25
5 35
5.50

$4 80
5 90
5 50
6 20
5 95

$5 10

0.1850
0 2400

184D
0 1620
0 2400
0 2200
0 2450
0.1840
0 1670
0 2750
0.1650
0.2380

1840
1650

0 2400
0 2650
0 1900
0 170D
0.1600

$12,950 06/27/2011 E
06/27/2011 E
06/27/2011 E

19,200
12,880

06/27/2011 E12,960
19,200
15,400

07/26/2011 E
07/26/2011 E

19,600
12,880
13,360
22,000
13,200

07/26/2011 E
DS/26/2011 E
08/28/20( 1 E

21,420
14,720
13,200
28,800
31,800

08/26/2011 E
08/26/2011 E
08/26/2011 E
09/27/2011 E
09/27/2D11 E

24,700 09/27/2011 E
09/27(2011 E
09/27/2011 E

20,400
19,200

$ 33, 590

07/26/2011 E
07/26(2011 E

0 000
$0 000
$0 000

0 000
0 000
0 000

0 000
0 000

$0 000
$0 000
$0 000
$0 000
$0 000

0 000
0 000
0 000

$0

12,950
19,200
12 880
12,960

$15,400
19,200

$19,600
($ 1 2,880)
($ 1 3,360
($22,00D)

($ 13,20D
$21,420)

($14,720
($ 13,200
$28 800

($31,800
$24,7DD

$20 400
$19,200

$533,590



Open Positions - South Carolina

Report as of 9/3012011 Close

MMBtus

Purchased

Per Month

Strike/Fixed

Price

Purchase Purchase

Pr ce Cost/Proceeds

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60

Trade /

Expiration

Date

;0.2850 $114,000 1012612011

;0.2550 $25,500 1012612011

NYMEX

Market

Price

E ;0.0001
E :;0.0001

E ;0.0004

;0.0040
:;0.0355

;0.0018

;0.0077

;0.0286
:;0.1119

;0.0056

Market Value

Net Value vs.

Current Market

Value

$40 ($113,960 /
$10 ($25,490)

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 ;0.3050 $106,750 11/23/2011 $140 ($106,610)

Dec-11 Call NYMEX 7/11/2011 120,000 $5.20 ;0.1750 $21,000 11/23/2011 E $480 ($20,520 /
Dec-11 Call NYMEX 8/25/2011 120,000 $4.55 :;0.1650 $19,800 11/23/2011 E $4,260 ($15,540)

Jan-12 Call NYMEX 11312011 240,000 $6.30 ;0.3200 $76,800 1212712011 E $432 ($76,368)

Jan-12 Call NYMEX 2/1512011 130,000 $5.65 ;0.2350 $30,550 1212712011 E $1,001 /$29,549)

Jan-12 Call NYMEX 81112011 120,000 $5.10 ;0.1830 $21,960 1212712011 E $3,432 ($18,528 /
Jan-12 Call NYMEX 9/26/2011 120,000 $4.50 :;0.1550 $18,600 12/27/2011 E $13,428 ($5,172)

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 ;0.2050 $59,450 01/26/2012 E $1,624 ($57,8261

Feb-12 Call NYMEX 2/1512011 150,000 $5.70 ;0.2400 $36,000 01/26/2012 E ;0.0162 $2,430 ($33,570 /

Feb-12 Call NYMEX 81112011 140,000 $5.25 ;0.1750 $24,500 01/26/2012 E ;0.0381 $5,334 ($19,1661
Feb-12 Call NYMEX 912612011 150,000 $4.60 :;0.1640 $24,600 0112612012 E ',;0.1283 $19,245 ($5,355)

Mar-12 Call NYMEX 31112011 220,000 $6.00 ;0.1950 $42,900 02/24/2012 E ;0.0150 $3,300 ($39,600)

Mar-12 Call NYMEX 31212011 120,000 $6.00 ;0.1820 $21,840 02/24/2012 E ;0.0150 $1,800 ($20,040 /

Mar*12 Call NYMEX 81112011 110,000 $5.30 ;0.1800 $19,800 02/24/2012 E ;0.0465 $5,115 ($14,685)
Mar-12 Call NYMEX 912612011 110,000 $4.65 :;0.1680 $18,480 0212412012 E I;0.1348 $14,828 ($3,652)

Apr-12 Call NYMEX 41412011 140,000 $6.00 ;0.1900 $26,600 0312712012 E ;0.0161 $2,254 ($24,346)

Call NYMEX 612412011 140,000 $5.40 ;0.1820 $25,480 0312712012 E $0.0424 $5,936 ($19,544)

;0.1750 $26,250 0312712012 E $0.0748 $11,220 /$15,030)
:;0.1650 $23,100 0312712012 E $0.0878 $12,292 ($10,808)

Apr-12

Apr-12 Call NYMEX 8/8/2011 150,000 $5.05
Apr-12 Call NYMEX 8/23/2011 140,000 $4.95

May-12 Call NYMEX 51912011 110,000 $5.70 ;0.1820 $20,020 0412512012 E $0.0331 $3,641 ($16,379 /

May-12 Call NYMEX 612412011 120,000 $5.45 ;0.1830 $21,960 04/25/2012 E ;0.0490 $5,880 ($16,080)

May-12 Call NYMEX 81812011 110,000 $5.15 ;0.1700 $18,700 04/25/2012 E ;0.0783 $8,613 ($10,087)
May-12 Call NYMEX 8/25/2011 120,000 $5.00 :;0.1650 $19,800 04/25/2012 E _;0.0985 $11,820 ($7,980)

Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 ;0.1940 $13,580 0512512012 E ;0.0468 $3,276 /$10,304/

Jun-12 Call NYMEX 8/8/2011 70,000 $5.20 ;0.1800 $12,600 05/25/2012 $6,545 ($6,055 /

Jun-12 Call NYMEX 812312011 80,000 $5.10 ;0.1750 $14,000 0512512012 $8,592 ($5,408)
Jun-12 Call NYMEX 9/26/2011 70,000 $4.95 _;0.1630 $11,410 05/25/2012 $9,233 ($2,177)

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 ;0.1850 $14,800 06/26/2012 $4,448

Jul-12 Call NYMEX 8/10/2011 70,000 $5.45

Jul-12 Call NYMEX 8/25/2011 80,000 $5.20

Au9-12

Au_-I 2 Call NYMEX 8/8/2011 60,000 $5.45
Aug-12 Call NYMEX 9/26/2011 70,000 $5.20

;0.1750 $12,250 06/26/2012
_;0.1750 $14,000 06/26/2012

($10,352)

$5,824 ($6,426)
$9,264 ($4,736)

Call NYMEX 7/29/2011 70,000 $5.55 ;0.1860 $13,020 07/26/2012 $6,230

;0.1780 $10,680 0712612012

_;0.1730 $12,110 0712612012

E ;0.0935

E ;0.1074
E =;0.1319

E ;0.0556

E ;0.0832

E _;0.1158

E ;0.0890

E ;0.1004
E _;0.1357

E ;0.1034

E 0.1034

E ,'0.1364

($6,790)

$6,024 ($4,656)
$9,499 ($2,611)

Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 ;0.1700 $11,900 08/28/2012 $7,238 ($4,662)

Sep-12 Call NYMEX 91612011 70,000 $5.60 ;0.1700 $11,900 08/28/2012 $7,238 ($4,662 /
Sep-12 Call NYMEX 912612011 60,000 $5.35 _0.1'700 $10,200 0812812012 $8,184 ($2,016)

SUMMARY: 4,940,000 $1,026,890 $230,150 ($796,740)

Period Tool
Counter

pa rtY
Trade Date

MMBtus
Purchased
Per Month

D en Positions - South Carolina
Re rt as of 9/30/2011 Close

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

Trade /
Expiration

Date

NYMEX
Market
Price

Market Value
Net Value vs.

Current Market
Value

Nov-11
ov-

Call NYMEX 10/29/2010 400,000 $5 70 $0.2850 $ 114,000 10/26/2011 E $0.0001 $40 $ 113,960
,4

Dec-11
Dec-11

ec-
Jan-12
Jan-12
Jan-12
an-

Feb-12
Feb-12
Feb-12

Mar-12
Mar-12
Mar-12

ar-

A r-12
A r-12

Call
Call

Call
Call
Call

Call
Call
Call

Call
Call
Call

Call
Call

NYMEX
NYMEX

NYMEX
NYM EX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

12/2/2010
7/1 1/201 1

1/3/2011
2I15/2011

8/1/2011

1/31/2011
2/1 5/201 1

8/1/2011

3/1/2011
3/2/2011
8/1/2011

4/4/2011
6/24/201 1

350,000
120,000

240,000
1 30,000
120,000

290,000
150,000
140,000

220,000
120,000
110,000

140 000
140,000

$5 90
$5 20

$6. 30
$5.65
$5.10
4.5

$6 35
$5 70
$5 25

$6 00
$600
$5 30

6 00$
5.40

$0 3050
$0.1750

$0.3200
0 2350
0 1830

0.2050
0.2400
0.1750

0.1950
0.1820
0 1800

0 1900
0 1820

$ 106,750
$21 000

76 800
30,550
21,960

59,450
36,000
24 500

4,
42,900
21,840
19,800

26 600
25,480

11/23/2011 E
11/23/2011 E

12/27/2011 E
12I27I2011 E
12/27/2011 E

01/26/2012 E
01/26/2012 E
01/26/2012 E

02/24/2012 E

02/24/2012 E
02/24/2012 E

03/27/2012 E
03/27/2012 E

0.0004
0.0040

0 0018
0 0077
0 0286

$0.0056
0.0162
0.0381

0.0150
0.0150
0.0465

$0 0161
$0 0424

$ 140
$480

4,

$432
$ 1,001
$3,432

$ 1,624
$2,430
$5,334

$3,300
1,800
5,115

2 254
5,936

$ 106,610
$20 520

$76,368
$29,549
$ 18,528

$57. 826
$33,570
$ 19,166

$39,600
$20,040
$ 14,685

, 5

$24 346
$ 19,544

A F12
pr-

Call NYMEX 8/8/2011 150,000 5.05 0.1750 26 250 03/27/2012 E $0.0748 $ 11,220 $ 1 5,030)

Ma -12
Ma -12
Ma -12

ay-

Call
Call
Call

NYMEX
NYMEX
NYMEX

5/9/201 1

6/24/201 1

8/8/2011

110,000
1 20,000
110,000

5.70
5.45
515

0.1820
0.1830
0.1700

20,020
21,960
18,700

04/25/2012 E
04/25/2012 E
04/25/2012 E

0. 0331
0.0490
0.0783

$3,641
5,880
8,613

$ 16,379
$ 16,080
$ 10,087

Jun-12 Call NYMEX 6/17/2011 70,000 5.70 0.1 940 13 580 05/25/2012 E 0. 0468 3,276$ $ 10,304
Jun-12
Jun-12

un-

Jul-12
Jul-12

Au -12
Au -12

Ug.

Se -12
Se -12

ep-
SUMMARY;

Call
Call

Call
Call

Call
Call

Call
Call

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

8/8/2011
8/23/201 1

7/12/2011
8/1 0/2011

7/29/2011
8/8/2011

9/6/201 1

9/6/2011

70,000
80,000

80,000
70,000

70,000
60,000

70,000
70,000

5.20
5.10

5.75
5.45

$5 55
$545

$5.60
$560

5 5

0.1800
0 1750

0.1850
0.1750

0.1860
0.1 780

0 1700
0 1700

12 600
14,000

14,800
12,250
4,

13,020
10,680

11,900
11,900

05/25/2012 E
05/25/2012 E

06/26/2012 E
06/26/2012 E

07/26/2012 E
07/26/2012 E

08/28/2012 E
08/28/2012 E

0 0935
0.1074

0 0556
0 0832

$0 0890
$0 1004

$0 1034
$0 1034

6,545
8,592

$4,448
$5,824

$6,230
$6,024

$7,238
$7,238

$6,055
$5,408

$ 10,352
$6,426

4

$6. 790
$4,656

$4,662
$4.662


